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I. Ðàññìîòðèì ñëó÷àéíîå áëóæäàíèå ξ â Rn+k, çàäàâàåìîå îäíîðîäíîé ïåðåõîäíîé
ôóíêöèåé

P{x, y} = P{0, x− y} =
{
pi x− y = ei
0, x− y 6= ei

, i = 1, 2, . . . , n+ k, (1)

ãäå ei � ñèñòåìà áàçèñíûõ îðòîâ. Ðàíäîìèçóåì ýòî ñëó÷àéíîå áëóæäàíèå ïóàññîíîâ-
ñêèì ïðîöåññîì, ïàðàìåòð êîòîðîãî áåç îãðàíè÷åíèÿ îáùíîñòè ìîæíî ñ÷èòàòü ðàâ-
íûì åäèíèöå.

Ïóñòü A = (aij), i = 1, 2, . . . , k, j = 1, 2, . . . , n + k � ìàòðèöà ñ öåëî÷èñëåííûìè
ýëåìåíòàìè, m ∈ Rk �öåëî÷èñëåííûé âåêòîð. Ïîëîæèì x ∼ y ⇔ ∃m : x− y = mA.
Îáîçíà÷èì ÷åðåç Rk

n(A) ñîâîêóïíîñòü êëàññîâ ýêâèâàëåíòíîñòè Hy(A) = {x ∈ Rn+k :
∃m : x = y +mA}.

Ñëó÷àéíîå áëóæäàíèå (1) èíäóöèðóåò ñëó÷àéíîå áëóæäàíèå â Rk
n(A), ïðè ýòîì

P{ξ ∈ Hy(A)} = e−tGy(tp), p = {p1, . . . , pn+k}.

Çäåñü Gy(z) � ôóíêöèè ïóàññîíîâñêîãî áëóæäàíèÿ (Ô.Ï.Á.) [1].
II. Ðàññìîòðèì ãðóïïó êîìïëåêñíûõ ìàòðèö T ñ ýëåìåíòàìè

t(ϕ, z) =

(
e−ϕ z
0 1

)
.

Çäåñü e−ϕ � äèàãîíàëüíàÿ ìàòðèöà ñ ýëåìåíòàìè e−ϕi , i = 1, 2, . . . , n + k,Aϕ = 0,
z ∈ Cn+k � âåêòîð-ñòîëáåö.

III. Ïðèìåðû. 1). A = (1, 1), Ô.Ï.Á. � ìîäèôèöèðîâàííûå ôóíêöèè Áåññåëÿ,
ãðóïïà T � ãðóïïà ãèïåðáîëè÷åñêèõ äâèæåíèé ïëîñêîñòè C2.

2). A = (1, 1, . . . , 1), Ô.Ï.Á. � ôóíêöèè Ëþñòåðíèêà (îáîáùåííûå öèëèíäðè÷åñêèå
ôóíêöèè), ãðóïïà T � ãðóïïà ñâåðõãèïåðáîëè÷åñêèõ äâèæåíèé Cn+1.
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